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Interim Chief Clerk and Administrator
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Mr. Dan F. Arnett

Chief of Staff

Office of Regulatory Staff of South Carolina
Post Office Box 11263

Columbia, $C 29211

Dear Ms. Boyd and Mr. Arnett:

in compliance with PSC Order 2006-679 in Docket No. 2006-5-G, enclosed please find
the report on South Carolina Electric and Gas Company’s hedging activities for March 2010.

if you have any questions concerning this report, please do not hesitate to call.
Sincerely,

foruin Ly

Kenneth R. Jackson

T’”ﬁ"\ ST v
Cec: Scott Elliott, Esq. h
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South Carolina Electric & Gas Company
Risk Management Program Adjustments

For March 2010
Docket 2006-144-G Docket 2008-5-G Inception To
Order 2006-331 Order 2006-679 Current Month Date

Broker Fees 579.00 22.131.54 . 232.96 2294350
Software - 134,214.61 - 134,214.61
Subscriptions - 103,500.00 - 103,500.00
Labor - 84,652.35 1,088.86 85,741.21
Carrying Cost - 307,740.99 31.79 307,772.78
Non Hedging Addition to Cost of Gas 579.00 652,239.49 1,353.61 654,172.10
Hedging Additions / (Subtractions) 2337,480.00  44,893,544.40 281,870.00  47,512,994.40
Total 2,338,050.00  45545783.89 283,323.61 48,167,166.50

Interest Rafe 0.3739%
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Version: 603, Build: 6602DK

Trade fate

JRESGLAST MONTH
Database: Zalnet Merant Prod

SCEAG March 2010 Results

09APR10 11:01
a/o 0ZAFRLO

EUT/CALL LOTS Month strike 'Price tTrade Price Markst Price 'Total Cost current Valus HMark to Market

Q3MIR08 CALL 1.00 OIMARLD 7.50 0.800 @.000 (6,000.,00) 0.08 (8, 000,00)
10MAROS CALL 1.00 OIMARLO 7.25 6.550 0.000 {5, 500.00) 0.00 {5, 500.50)
17MARDS ChLL 1,00 DIMARLQ 6,85 0.350 Q.000 {5,560.00) 0.00 [5,500.090)
24MAROT CALL 1.00 BIMARLD 7.35 0,590 0,900 {5,900.00) 0.00 (3,900.00}
3JiMRROS CALL 1.00 OIMARIO "7.08 4.576 0,060 (5,700,60) 0.00 (3, 700,00}
07APROS CALL 1.00 DIMARLD 7.00 0.550 0.000 {5,500.00} 0.3 {3, 500.00)
L4RDRO9 CALL 1.00 DIMARIG 6.85 0.560 0,900 {5,600.00) 0.0 (5, 600,00}
21APROY CALL 1.00 QIMRRLD 6.75 0.570 0.000 {4, 700.00) 0.00 (5,700.90)
29AFROS CALL 1.00 DIMARLO 6.60 3.550 0,000 {5, 500.00) 0.00 [5,500.00)
05MAYOS CALL 1.00 OIMARLO 6.73 2,530 2,900 {5,800.00) .00 (3, 800.00)
12MAY09 CALL 1.00 OIMARLO 7.30 0.4630 6.a00 {6,300,00} o.po (€,300,00)
19MAYOS CALL 1.00 DIMARLD 7.05 0.585 ©. 000 (5,850.00} 0.00 (5,850.00)
28MAYQ9 CALL 1,00 OIMAR1D €.50 @,570 0.000 (5,700.00} 0.00 (5,700.00)
024UN99 CALL 1.00 0IMAR1OD 7.18 0,620 ©.000 (6,200,00} 0,00 {§,200.00)
VBIUROS CALL 1.00 Q1MAR1O 7.20 6.816 ¢.000 (6,100.00} 0.00 (6,100.00)
18JUNOGS CALL 1,00 OIMARLD 7.35 0.620 4,000 (8,200.00} Q.00 (5,200.09)
23JUNOS CRLL 2,30 0IMARLG 6,58 ¢.5%0 0.000 {13,570.00} 0,00 {13,570.90)
3QJUNGS CALL 1.00 OIMARLO €.65 G.52¢ 0. 000 (5,3900.00) 0.00 15,5%00.00)
QFULOS CALL 1,00, 01IMARLO 6.45 T.540 a.000 (5,400,00} 0.0¢ {5,400.00}
14J0L49 CALL 1.00 OIMARIO 6.35 0,530 0.000 (5,300.00} 0.00 {5,300,00}
ZioULYS CALL 1.00 OQIMARLG &.45 6.5560 g.000 (5, 600,00} .00 {5,660.00)
28JULQ3 CALL 1,00 OXMARLY 6.30 0,540 3.000 {5, 400.00} 0.00 15,400,090}
Q4AUGHD CALL 1.00 OIiMARLO 6,75 0,580 0,000 (5,800.00) 0.00 {5,200.09)
11RUGHD CALL 1,60 ORMARIC 6.45 0.570 0.000 (5, 700,00} 0.00 {5,700.00)
18BLGOS CALT, L.00 9QIdARLEQ §.20 ©.550 0,000 (S, 500.00) 0.00 {3,500.00}
25AU509 CREL L.00 OIMARIOQ 6.15 £.540 0.000 {5,406.00) 0.00 {5,400,00)
01SER0D CALL L.00 OIMARLD 5.85 ¢,430 0,000 {4,900,00) Q.00 (4, 200.00)
G83EFDS CARLL £.00 OIMARIO 5.65 6. 500 0.000 {5,000.490) 4.00 15,000.00)
LESEFOS CALL 1.00 OIMRRLO §.00 0,540 0.000 {5,400,00) 9.00 {5,400.00)
Z28EF0%. CALL 1.00 OIMARIQ 5.95% 0,550 0.000 {5,500,40) .06 {5,500.060}
295EF09 CALL 1.00 QIMARIOD 6,33 0.58¢ 0.000 {5,800.00) .08 {5,800.C0)
[l {eeik] CALL 1.09 OIMARIOD 6.35 0,590 a.000 {5,900.00} .00 {5,960.00)
13cCT09 CALL 1.00 0I¥ARIO 6.60 0,530 0,000 (3,900.00) 0.00 (5,900,00)
2008709 CALL 2.00 QARG £.35 0.620 0.000 (12, 200,00) .00 {12,400.60}
2700108 CALL 1.0 DIMARIO 5.75 0.535 g.c00 (5,350.00) ¢.00 {5,350.00)
93IROT0Y CALL 1.00 OIMARIG 5.40 0.520 2.000 5,200.,00) 0.00 {5,200,00)
10K0V0% CALL 1.00 O0IMARIO 5.10 0.470 0.000 14,700,090} 0.00 {4,700,00)
17HOVO9 CALL 1.00 CIMARLIO 5.20 0.510 0.000 {5,100.00} .00 {5,100.00}
24MOV02 CALL 1,00 TCIMARLO 4.95 Q.490 0,000 {4,900.00} 6.00 {4,900.00}
01DEC02 CALL 1.00 CIMARLO 4,95 Q.490 0.060 {4,200,00} 6.00 14,900.00}
Q80ECOD CRLL 1.¢0 OQIMARLO .30 0.505 . 0.000 {5, 050,00} 0,00 {4, 05G.00}
15DE¢09 CALL 1.00 OIMARIO 5.65 0.545 0.000 (5, 450.00) 6,90 5,450.00)
22DECGY CALL 1.60 CIMARIO 5,65 Q.579 02,000 {5,7060.00) 0.3 (5, 700.00)
28DECGY CALL, 1.60 0IMARID 5.30 4,525 0.000 {5,250.00) .08 {5,250,00)
DSJANLO CALYL 1,00 OIMARIO 5.15 Q.475 0.000 {4,750.00) ¢.08 (4,750.00)
12JAM10 CALY 1,00 OIMARID $.50 0.440 0,000 14,400.00) 0.00 (4,440,90)
15JAN10 CALL 1.00 OCIMARIO 5,4% 0.390 0,000 (3,908,00) 0.00 (3:900,00)
26JHH1C CALL 1.00 0IMAR1O 5.50 0.320 0.000 £3,208.00) 0.Co {3,200.00}
OZFEBLO CALL 1.00 OhMARLO 5.50 0.2%5 0.000 (2,550.00) 0.00 {2,550.00)
OSFEBLO CALL 1.0¢ O0I1MAR1O 5.30 9.200 9,000 (2,000.00} 0,00 (2,800,040}
16FZ31I0 CALL 1.00 OLMARIO 5.45 0.135 0.008 £1,350,00) 0.00 {1,250.00)
Z3IFEBLO CALL 2.00  Q1MARLY 4.85 0.040 3,000 (800,00) 0.00 {800.00)

55.30 *01MARLD {281,970,00) .00 {281,970.00}

53,30 {281,970.00} 8.00 {281, 970,001
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CYAPR1O 11:02
afo 31MAR1Q

Trade Date Honth Strike Price 7Trade Frice WHarket Price Total Cost currant Valua HMark to Harkst
3MEROD CALL 1.00 CIAPRIO 6.7000 0.5400 0.0000 {5,400.001 0,00 {5,400.00)
07APROY CALL 1.00 C1APRIO 5.650Q 0,54090 0.0¢0U {5,460,00) 9.4 {5,400.00})
14RERO2 CALL 1.00 OQIAPRIQ &,7500 0,5400 0.0c00 {5, 400.00) 0.00 (5,400,004
2IRPROZ CALL 1.G60 OIAPRIO §.5500 6.5500 0.0000 {5,300.00) 0.00 {5,508,00}
05MAY0S CALL 1.00 0IAPRIO 5.5300 0. 5800 0,0000 {3,400,00) 0.00 (5,600.00)
12HAYO9 CALL 1.00 QIAPALO §,7000 0.6100 90,0000 16,100.00) 0.00 (6,100,00}
19MAYO9 ChET 1,00 QIAPRLO 8.7560 0.58G0 0.0000 {5,800.00} 0.90 [5,800,40]
26MAY09 CAEL 1,00 O0IAPRLO 8.7000 0.5450 0.,0000 {5,450.00) 0.00 (5,450.00)
Q9JUNGS CALL 1.00 OlIAPRLIO .9500 0.6000 0,0000 16,000.99) 0,00 (6,000.00)
23JUN09 CARL 1.70 OlAPRIO §.3800 0.5800 0,0000 1%,860.00) ¢.00 (9,850,00)
300UN09 CALL 1.00 OlAPRIO 6.5000 0.5760 ©¢.0000 {5, 700,00} 0,00 {5,700.00)
140UL 0% CALD 1.00 QiRPR10 §.2000 G.3200 0,0000 {5,200.00) 0.00 15,2060.00)
2LJUL09 CALL 1,00 QIAPRIO 6.4500 0.5500 0.0000 {5,500.00) 0.00 (5,560.00]
28JULD9 CALL 1.00 QIRPR1O §.2000 a.5400 0.0000 {5,400.00) o.o0 (5,400.00)
Q4AUGOS CALL 1.60 OraPR1D H.6500 Q.570¢ 0.0000 {5,700.00) ¢.00 (5, 700.00)
18AUGDS CALL 1.00 O01APR1O &,1800 a0,.3400 0.0G00 (5,400.00) .00 (5,400.00)
Z5AUGDS CALL 1.006 D1APRIN $.1500 0.5400 ¢.0000 (5,400.00) 0.00 {5,400.00)
0ESEPOY CALL 1.00 OQ1&PR10 5.8500 0.5000 G,0000 (5,000.00) 0.9 (5,700.00)
08SEFD9 CALL 1,00 OlAPRLO 5,7600 0,5000 ©,0000 {5,000.00) 0.900 {5,000.00}
Z25ER09 CALL 1.00 O01APRIO 5.0000 0.5500 ©.0000 {5,500.00} 0.00 {5,300.00}
Z9S8EPD9 CALL 1.00 01aPR1G %,3600 0.5800 ¢.0000 {5,500,00) 0.90 (5,800,008
C60CTO9 CALL 1.00 O0lALRLO 6.4000 0.580¢ ¢, 0900 (3,800.00) 0.0¢ {5,800.00}
130CTO9 CALL 1.00 01APR1O $.1500 0.580¢ Q. 04000 {5,800.00) 0.90 {5,800,00C)
2ToCThy CALL 1.0¢ QIAPRIQ 5.8500 0.5450 0.0000 (5,450.00} 0,00 (5,450.00)
GIROVOS CALL 1.00 J1APRLY 5,5500 Q0.54000 . 0000 (5,000.00} 0.00 {5,000,00)
10MOV09 CALL 1,00 OIRBRLID 5.2500 0.4650 £.0000 (4,850.00) 0.00 (4, 650,00)
17KROV09 CALL 1.00 QIAPRIO0 5.3500 0.5i00 0.02090 (5,100.00} 0,00 (5,100.00)
01DECDY CALL 1.00 QIAPRLCQ 5.1090 G,5000G 0.0000 {5, 000.00) 0.¢0 {5,9000.00)
08DEC0S CALL 1.00 QlAPRIO 5.5000 9.5150 G, 0000 16,150.08) 0.00 {5,150.00)
15DEC09 CALL 1,00 O1APR10 5.38500 4.5400 0.0000 {5,400.00% 0,00 {5,4900,900) -
22DEC0Y CALL 1,00 CIAPR1G 5.8000 q.5700 9.0090 {5,700,00) 0,04 {5,700.00Q}
GSJRN1O cAbL 1,00 O01RPR10 5,8000 . 4.5350 0.0000 (5,350.,00} 0.00 {5,350.00)
12J3H10 CALL 1.00 OlAPRLO 5.4500 0.5400 0.0000 (5,400.00) 0.00 {5,400.00)
12JAN10 CALL 1.00 O1RPRIO 5.5000 G,4800 4.0000 (4,800,00) 0,00 {4,800.00}
26JAN10 CALL 1.00 O01APR1G 35,4500 0.4490 9.0000 (4,400,900} 0,00 (4,400.08)
OSFERLO CALL 1.00 OLAPREQ 5,2500 0.3550 a.0000 (3,550.00) ¢.00 (3,350.00)
1EFEBIC CALL 1.00 QLAPRIQ 5.4500 0.3050 f.0000 {3,050,00} 0,00 (3,050.60)
23FEBIC CALL 1.00 QIAPRIG 4,8500 0.2550 D.00G0 {2,550.00} ¢.q0 (2,550.00)
O2MARLO CALL 1.00 DIAPRIC 4.7500 0.2100 ©.0000 {2,100.00) 0,00 {2,100.000
LEMARLC CALL 1.00 OIAPR1O 4.4000 0.,0%00 0.0000 {900, 00} 0.00 1500.00)
2IMARLO CALL 1.00 0IABRIO 4.1060 ¢.1300 0.0060 {1,300.00) 6,00 {1,300.00)
41,70 *0LAPR1OD {206, 560.00) 0,49 {206, 560,00}
05MAYO9 CALL T 1,00 01MAY10 5.6200 G.5500 ¢.0001 (5,800.00} 1.00 {5,598.00)
18MAY09 ChL L 1.00 OLMAY1D £.9900 0.5800 o.001¢ (5,800,060} 10.09 (5,790.00}
Q2TUHO9 CRLE 1,00 OLMAY1O 7.0500 0.6000 6.0001 {5,000.00} 1.00 15,999.00)
16.TRI09 CALL 1.00 0I1MAY1O 7.1000 0.6200 0.00L0 (6,200,00} 10.00 (8,190.00)
JOTR09 ChLL 1.00 0IMAYLO 6.5500 0.5700 0.0941 {5,700.00) 1.00 (5, 699.00)
07JULOZ CALL 1,00 GIMAYLO 6,4000 0.5300 0.0010 15,300.00) 19.00 {5, 290.00)
14JULOY CALL, 1.00 OC1MAY10 §.3500 0.5300 0.0410 (5,300,00) 19,00 15,290.00)
2870149 CALL 1.00 0OIMAY1D €.,3500 0.5400 0.0010 (5,400,00) 18.00 (5,380.00)
11AUCO9 CALL 1.00 QLMAYLOD §.4500 o,%7a0 0.0003 (5,700.00) 1.00 (5,699,00)
25AUG09 CALL 1.00 GIMAYLO £.3000 95500 0.0001 {5,500,0M 1.00 (5,499.00}
088EP0Y CALL 1.00 QlMAY1Q 5,9000 0.5000 0.0001 {5,000,00) 1.00 {4,999.00)
158EPCY CALL 1.00 Q1MATLC §,3500 0.5300 Q.0010 {5,300.00) 19.400 {5,220.00)
2285009 CALL 1.00 DIKAYLO €,1500 0,5500" 0.0001 {5,500.00) 1.00 18,499.00}
BECCTOS CALL 1.00 OCIMAYLIQ §.5080 9.5200 q.0010 {5,9200.00) 10,00 15,8580.00})
200CT0R CALT: 1,80 O1MAYLO 6. 6000 0.59259 4.9010 {5,950.90) 10.03 {5,940.00
03NOVOR CALL 1,00 01#AYLO 5.7000 04,5200 0,0010 {5,200.00) 10,00 {5,190,00%
17HOV0S CALL 1,00 OG1MAYID 5.5000 3.5200 0.001¢ {5,240.00) 10,09 {5,190.00)
24NGV09 CALL 1.00 GIMAYIO 5.3300 G.4900 c.001¢ {4,900.00) 10,09 {4,890.00})
J1DEC09 CALL 1.00 0IMAY10 5.3500 .0.5000 0.0010 {5,000.00} 10.00 14,920.00}
1SDECOS CALL 1.00  0IMAY1O0 £,0000 0,5300 0.04L0 15,590.00) 10.00 {5,430, 00)
29DECQ3 CALL 1.G0  O01MAY1OQ 6,0500 0.5800 0.00L0 £5,800.00}) 10.00¢ (5,790.00)
120AM10 CALL 1.00 CIMAYL0 5,.5500 4.5500 0.0010 {5,500,00) 10.00 (5,499.00)
26TAN1D CAbL 1.00 ClMAYLY 35,5000 0.5000 0.0010 (5,060.00) 10.00 (4,990,00)
02EEBLD CALL 1,00 OIHAYLD 5,5500 0.4600 0.0010 {4,500.00) 10.00 {4,5490.00)
09FEB10 CALE, 1,00 OIMAY1Q 5.3000 0.4450 0.0010 {4,450.00) 10.00 {4,440.00)
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Trade Data. PUT/CALL LOIS Honta Strike Price Trade Price Markat Price Total Cost Current Value Hark to Market
23FEBLO CALL 1.0¢ OIHAYLD 4.9000 0.3&00 &,0060 (3,600,00} 8¢.00 {3,540.00)
09MARLO CAEL 1.0 OIMAY10 41,6000 0,2%00 0150 (2,500, 00} 190.00 {2,310.00)
2IMARLO CALL 1.7¢ OI1MAY1OQ 4.2000 0.2300 G.0756 (3,910.00} 1,285.20 {2,624.80)
28,70 *+QIMAYLO {145,310.007 1,722.20 (143, 587.80)
F23UnR09 CALL 1.9¢ Q1JRyLQ 7.2200 0.61¢0 2,0001 (6,100,001 i.00 (5,09'9.00)
1&JUMQ9 CALL 1.00 OLJRILO 7.2500 0. 6400 ©.0010 (5,400,00} 14.00 {6,390.00}
3009 CATL 1.00 010UNi0 6.8000 0.5800 0.0002 (5,800.00) 2.00 {3, 798.00}
14JUL09 CALL 1.00 01JUNi0 %.5500 0.54¢0 0.0010 {5,400.00) 10,00 {5,390.00}
28JUL09 CALL 1.00 O01JUNMLO £, 6000 9.5450 0,0010 {4,450, 00) 1¢.00 {5,440.00)
11auGo% CALL 1.00 01JUNi0 6.6500 0.5700 0.%010 {3,700.00} 10.00 {5, 690¢.00}
GESEPOS | CALL 1.00 Oiouwio 6.1000 0.5100 0.0014 {5,100.00} 14.90 {5, 088,00}
225EPD9 CALL 1.0¢  OLJUNLD §.3000 0.54500 0.4008 (5,600, G0} 8.00 {5, 592.00}
0BGCTOS CALL 1.00 O0L3UN1D 6.700C 0,5300 6.49010 {5,990.G0Y 10.90 {5,890.00}
200CT09 CALL 1.00 QLIUNIOD $.7500 ¢.6100 ©.0010 {5, 140,00} 10,00 {6,090.00}
0IROV0D CRLL 1.00 OLSUNIQ 5,9000 0.5200 0.0020 (5,200.00} zp.a0 {5, 180.00}
17HOV09 GALL 1.00 OIFUNLIO 5,7000 0,5300 0.0040 (5, 300.00) 40.00 (5,260.00)
C1DECOS CALTL 1.0¢ " O01JUNiO 5.5500 0. 5000 C. 0070 15, 000,00} 7¢.90 (4,930.00]
29DEC09 CALL 1.00 OlJUNLO %.1500 0.6000 6.0010 (8, 000,00) 10,90 (5, 990.60)
12JAN1G CALL 1,00 01JYN10 5.7500 0,5600 £.0040 (5, 600.00) 10,00 15,560.00)
263RN10 CALL 1.00  OLJUNLO 5.5000 G.5700 2.0075 (5,700.00) T5.00 (5,825,001
O9FERIO CALL 1.00 O1JWN1O0 5.4000 0. 4960 G.0100 {4,900.00) 100,00 4, 800.00)
23FEB1Q CALL 1,00 O1JRILO 5.0000 C.4100 B,.0780¢ (4,100.00) .280.00 (3,820.08}
ARPARID CAEL I.00 OLJRLO £,7000 ¢.3100 .0570¢ (3,100.00) 570,00 (2,530,001}
23MARIO CAEL 1.90  OL0UM10 4.2500 ¢.3100 Q.152% (5,890.00) 2,897,530 (2,992.50}
20.90 *DLJUKLD {108,340.00} 4,187.50 {104,152.50})
30799 CALL: 1.00 01J0L10 7, 0000 G.5900 0.0022 (5,200.00) 27,00 {5,878.00}
G7JUL09 CALL 1.00 4LJULLO &, 7000 0,5600 0.0040 {5,600.00) 40,040 {5, 560.00)
14JUL09 CALL 1.00 01JUL10 6.800C 0.5500 0.,0032 {5,500.00) 32,08 15, 468,00}
28JUL09 CALL 1.0¢ Q1JUL1O 6.8500 0.5600 0.0030 {5,600.00) 30,00 {5,570.00)
1126629 CALL 1.00  01J0L1Q 8,9500 0,5800 0.06027 {5,800,00) 2%.00 15,773.00)
258UG0S CALL 1.00 01JUL10 6.8000 0,5600 0.c032 (5,800.00) 32,00 [5,568,00)
CB5EPOS CALL 1.00 01IUL1O §.4000 0.5200 0.0070 {5,200.00) 70.00 (5,130.00)
225EP09 CaLL 1.90 913uild 6,6500 0.5700 0.0042 15,700.00) 42.00 (5,658.40)
CEOCTOY CRLL 1,00 01JULLo £,9000 0. 6000 0.0030 {€,000,00) 30.00 (5,970.00)
200CT09 Catl, 1.00 01J0L1d §.9000 0.6200 0.0030 {€,200.00) 39.00 (6,170,00}
D3NOVOS CALL 1.00 01gUn1Q 6.1500 0.5400 0.0100 (5,400,00) 100.00 (5,300.00}
1780Ve9 CALL 1.00 0LJULIQ 5,9000 0.5400 0.0L70 {5,400,00) 170.00 {5,230.00)
01DECHI CALE 1.0 OLJOLLC 3.8080 0.5100 0.0200 5,100.00) 200._00 (§,200.,00)
15DECO9 CALE 1.00 OLJOL1Q 6.4000 0.5700 0.0070 {5,100, 00) 70,00 (5,630,00)
22DECHD CALL 1.00 OCIJUL1Q $.3700 0.5800 4.0072 (%,800.00) 72,00 {5,728.00)
29DEC03 CALL 1.00  DiJUE19 6,5000 0.5650 0,0D50 {3, 6850, 00) 50.00 (5, 600.00)
12J8:10 CALL 1,00 OiJunLlO 5.25Q00 0.5600 0.0150 {5,600.900) 150.00 {5,450.00)
26IAN10 CALL 1.00  OLIVLLO 5.7500 0.5700 0.0217 {5,700, 09} 217,00 {8,463.00)
09FEBLO CALL 1.09 OLMYLLO 5.5000 0.5500 0.0340 13, 500,00} 340.00 {5,140.00}
23FEBLO CALL 1.00 OLIYL1O 5.0500 0.5000 0,0748 {5, 000,00} . 740.00 {14,260,00)
QSMER1Q CALL 1.40 D0LJULLO 4.8000 9.3800 0.1130 13,800.00} 1,13¢.00 (2,670.00)
23HARLD CALL 1.60 DLJULLO 4.3500 %.3800 0.2273 {6, 080,00) 3,640,00 12, 440.00)"
22.80 *01JYLLO {121,830.00) 7,234,00 1114,596.00)
GAAUGLT CALL 1.00 QlAUGLD 7.5560 Q.6000 ¢.0a38 {6,000,00) 38.00 {3,964.00)
11A0GOS CALL 1.06 O1AUGED 7.2500 9.5900 0.0057 {5,%00.00) 57.90 {5,843.00)
18AUGOY CAEL 1.00 QlAUGLD 7.1500 0.5700 0.0970 {5,700.00) 70,00 [5,630.00)
O15EP0% CALL 1.0¢ J1AUGLO0 6.7500 4.5500 Q.012¢ (3, 300.00) 120.00 {5,380.00)
15§EPOS CaLy 1,00 O01AUG1O 7.100¢ 0. 5600 Q.0070 (5,600,00) 70.09 {5,%30.09)
293EP0S CaLL 1.00 OlAUGLO 7.1500 6.6000 0,0070 (6,000.00) 70.00 (5,930.00)
136CT09 CALL 1.00 Q1AUGL0 6.9500 0.5800 9.00%0 {5,200.00) 90.00 (5,810.00)
27¢CT09 CALL 1.00 0Q1a0G14 §.6300 0.5800 0.0140 {5,800,00} 140.00 (5,680.00)
10KOV0D CALL 1.00 0lAUGLO £.1000 0.5100 0,0320 16,100 .00} 320.00 {4,780.00)
24HOVOS CALL 1,00 01AUGLO 6.9000 0.5150 0.0370 {5,150.00) 370,00 (4,3780.00})
08DECOY CALTL 1.00 01AUGLD §,5500 0.5300 0.0170 15,300.00) 170,00 (5,130.00)
22DEC0G CALL 1.00 01AUGLO 6,6800 0.5800 0.0133 {5,800,00) 133.00 {5,467.00}
0SJANLO CALL 1.00 O01AUGLA 6.6000 0.5740 0.015¢ (5,700,000 150.00 [5,550.00}
190ANLD CALL 1.00 01aUG14d 6.1500 0.5800 0.0309 {5,800.40) 300,00 {3,500,00)
O2FEBLD CALL 1.00 QlauGid 5.8500 0.5700 0.0400 {5,700.00} 400,90 {5,3490,00)




Page: 3

Version: €03, Build:

€602DK

JBELGOPENPOSLITIONS

Database: Zalnet Merant Pred

SCELG Cutstanding Positions

Strike Price Trade Price Market Price Total Cost

0SAPRIO 11:02
afo 3IMARLO

Trade Date PUT/CALL LOTS Honth Curyent value Mark to Markst
OSFEBLO CALL 1.00 QlAUG1D 5,7500 0.5500 0.0540 {5,500.00) 540.00 (4,980.001
16FEBLO CALL 1.00 O1RUG1D 5.8500 0.5600 0.0470 {5,600,00) 470,00 (5,130,900}
| 02MARLO CALL 1.00 QlAUGLO 5.1000 a.5000 0.1312 {53,000.00) 1,312.00 (3, 689.,00)
I&ARLY CALL 1.00 OlAUGLO 4.4300 Q.4400 0.2330 {4,4G60,00) 2,330.00 {2,070,830)
2 34AR10 CALL 1.50 01aUG10 £.4500 0,4400 0.2958 {16,600.00) 4,437.00 (2,163.49)
30HARLOQ CALL 1.G0 OQIRUGLO 4.1590 0.3950 0.4140 ° {3,950.00) 4,1560.00 210.40
21.50 *012UG10 (116,000.00) 13.745,00 [100,255.00)
015ER09 CALL 1.00 01SEP10 7.1500 Q,5500 0.0210 {5, 500.00) 210,00 (3,250.00)
1558P02 CALL 1.0 01sER10 7.4500 0.5800 0.0150 {5, 800,00} 15¢.00 £5,650.00)
293ER09 CALL 1.00 D1SEFLO T.3800 0,6200 0.015% {6,200.003 159%.00 {&,041.00)
130109 CALL L.00 O0lSEPLD 7.2000 0.6000 0.0290 {6, 005.00) 206.490 {5, 800,00} X
270C109 CALL L.30 D1SEPLOD 6.8500 ©.3800 Q.027¢ {5,800,00) 270,90 {5,530.00}
ionovoe CALL L.¢0 01SEPLO 6.3500 . 5360 0.0530 {5,300.00} 530.90 {£,770.00)
2400V0R CALL £.9¢ D1sEpio €.3000 B.5230 0.05%8 {5, 259.00} 360,00 {4,630.00]
08PECOS CALL .00 DISEPLO #.8500 0.5400 09,0300 {3,4900¢.00) 300.904¢ {5,100.00!
22DECQY CALL £.04 018EPLQ &.9800 6.5900 4,06252 15,904.00}) 252.00 15, 648.00)
29PEICQH CARLL £.00 DQisgrll 7.0000 ¢,59590 0.0250 {5,950.00} 250,09 {5,700.00})
05JANLD CALL 1,08 DISEPRLO %.8000 0,55850 0.0320 (5,58590.00) 320.00 (3,4630,00)
19JANE0 CALL 1.08 OIiSEPLO £.4000 0.5800 7.6500 {5,800.00} 500.00 (5,300,00}
JZFEBL¢ CRLL 1.00 OISEPLED £.2500 0.5800 0.0550 (5,800.00} 590,00 (5,010.00}
16FERLD CALL 1.08 OLSERLO $.1000 0.,5700 0.0700 (5,700.00) 706,00 (5, 000,00}
02MARID CALL 1.00 OLSEPLD %.4000 0,5000 0.1501 {5,000,00) 1,501.06 (3,499.00)
16MARIO CALL 1.00 OlsePil 4.8500 0.4500 0.24550 {4,600.00) 2, 650,00 (1,950.00}
23MAR1C CALL 1.10 GLSEPID 4.7500 0.4400 0.2928 (4,840,.00 3,218.60 {1,621.40)
30MAR1LO CALL 1.9¢ GISEPID 4,4500 G, 4200 0.3910 {4,200,00 3,910.00 {290.00)
18.10 *QLsEPLO (98,790.00} 15,270,480 (82,519.40)
233ZP0% CALL 1.090 0igcTlo 7.9400 Q.5200 G.0256 16,200.00) 266.00 (5,934.00)
130C10% CALL 1.40 QICCTLO 7.8000 ¢.6250 3.03%0 {16,250.00) 380.00 15,820,001
200CT03 CALL 1.90 0IOCTLO 7.8500 0,6608 0.02%0 16, 609,80} 250.00 16,310,001
2700709 CALL 1,00 030CTIO T.4400 G.6100 Q,0430 {6,100.00) 410.06 (5, %70.00}
10ROVOS CALL 1.00 BRIOCTID §.8000 ¢.5400 0.0720 {5,400.00) 120.08 (4,880.00} "
24H0V09 CALL 1.0 0LOCTLIE $.7500 0.5400 0.0760 (5,400.00) 160,00 (4,540.00)
08DEC0Y3 CALL 1,00 CLOCTIC 7.5500 ¢.5500 0.0380 {5, 500.00) 380.00 (5,120,08)
22DECO9 CALL 1.00 OLOCTLO 7.5700 0.5900 0,0317 {5, 400,00} 377.00 (5,523,00)
QITANIQ CALL, 1,00 CLOCTIQ T.2900 0.5850 0.0490 {5-850.00) 490.00 15,369.09)
197aN10 CALL 1.00 0LOCTAIO 6.7500 0.5900 0.0760 {5,200,00) 760,00 {5,140,00)
02FEB1Q CALE, 1.00 OEOCTIO 6.7000 0.5700 a.0790 {5,700.00) 790.00 {4,910.08)
097EB10 CALL 1.0¢ oQtocrie 6.3500 0.580¢0 0.107¢ {5,800.00} 1,070,90 {4,739.00}
16fEBLO CALYL 1.00 Ofocrio 5.4500 4.5700 0.098¢ {5;700.00} - 580,00 {4,720.,00}
02MARLG CALL 1.90 0i¢ST10 5.7500 0.5140 0,183% (5,100.00) 1,839.00 (3,261.00}
1RARLE CALL 1,99 01cCTiO 5.2000 G.4600 q.2950 (4, 600.00) 2,%950.00 {1,850.00)
23ARL0 CALL 1,90 0l1oCTlO 5.1500 0.45G0 0.3074 {g,530.0%) 5,840,90 12,709.49)
JOMARID catL L.09 DICCTLO 4.,8000 0,4350 9,409 {4,350.00) 4,050.00 {260.00)
17.90 *QioLTi0 {98, 200.00) 22,392.60 {76,507.40)
03NOV0D CAEL 1.00 OIKGV1O 7.4000 0,650 0.8690 (6,150.09) 630,00 {%,460.00}
1Move9 CALT, 1,00 OiHovio 72000 0. 6000 0.6820 (6,000.09) 820.00 {3,180,00)
24N0V02 CALL 1.00 0iHOVIQ 7.10490 0,5800 0.0830 (3, 400.G0) 80,00 {4,810,00}
01DECO2 CALL 1,00 D01HQVIQ 71,1590 0.5900 0.0850 (5,900.00} 850. 00 {5,050.00}
08D=Ca9 CALL 1.00 01HOVIO 7.8000 0,8000 9.0430 (8, 000.G0} 490.00 {5,510.00}
15DECa9 CALL 1.0 01HOViQ 7.8080 0.6250¢ 0.0490 (6,250.00} 490.0¢ {5,7%0.00)
29DECO9 CALL 1.00 O1lKOVIO 7.6500 D.6500 0.0560 (5,500.,00) 560,00 {5,940.00)
GSJANLO CALL 1.00 O01NOVO 7,5000 0,6250 0.0630 {6,250.,00) 630,00 {5, 620.00}
1233510 CALL 1.60 Qirovid 7.1500 0.8100 0.0850 {$,100.00} 850.00 {5,250.00}
28JAN10 CALL 1.00 Oimovio §.9500 0.3100 0.1010 16,10G.00} 1,010.00 (3,096,00}
D2FERLO CALL 1.00 0iROV10 6.9500 0.6000 0.1010 16,000.00} 1,010.08 (4, 490,00}
09FEBLO CALL, 1.00  01MHOVLO 6.6500 0.6000 0,1300 &, 000,00} 1,300.00 {4,700.00)
23FEB10 CALL 1.00 01HOV1O §.1000 0.5500 0.2040 {5,500.00} 2,040.00 (3,460,00)
22MARLY CALL 1.60 0lxov1d &,0500 Q.3400 0.213% {5,400.00) 2,13a.00 {3,264.00)
OSHMARLD CALL 1,00 OLHGVLQ 5.8500 0,31%0 0,2830 {5,150.00G} 2,930.00 12,220.00)
23MAR1L0 CALL 1.0 DIRCVLG 5.4300 0.4900 0.3249 (4,900.00} 3,449.00 [1,451.00}
30MARLO CALL 1.00 QIRGVID 5.1500 0.4700 §.4340 14,700,080} 4,340.00 (350.00)
17.00 *QLHOYLD (58, 700.00} 24,435.08 (74,215.00)
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U1DECSS CARL 1,00 Q1PECLCQ 7.5000 0. &400 9.108¢0 - {&,400.00) 1,080.00 (9,320.00)
QBDECOI CALL 1,00 Q¢1DECLO 8.1000 9,.8300 0,067¢ {8,400.900) 670,007 (3,730,00)
15DECOY CALL 1.00 JQ1PECLO g.0500 9.8550 0.0830 {4,550.00) %90,00 {5,860.00}
22DECO9 CARL 2.00 Q1DECLO 7.9500 0.6690 q.0760 {13,200,00} 1,520.00 {11, 680.00})
29DEGO2 CALL 1.00 GQl1pECLD T7.8500 00,8800 9.081¢ 16,900,090} g10.00 {5, 980,00}
05JANLC CRLL 1.00. 01bECLD 7.7G00 0.6500 4.092¢ {6,500,00} 820,00 (5,58G.00)
12JAN10 CALL 1.00 Q1DECLC 7.5000 9.:§500 9,108¢ 16,500,900} 1,080.00 (5,42C.00)
19JAN10 CALL 2.00 QlDECLO 7.4500 9,6500 9.1120 113,200,090} 2,240.00 {19, 960.00)
26JAH10 CALL 1,00 O01DECLOD 7.20600 0.6500 9.1375 {6,500.00) 1,375.00 {5,125,00)
0ZFEBLY CELL 1.00° 01DECLO 7.1500 0.8500 9.1420 (%,500.00) 1,420.00 {5,080.00)
QSFEBLY CALL 1.00 01DECID 6.8500 0,6400 4.1800 16,400.00} 1,800.00 {4,4600,00)
L5FEnLD CALL 2,00 O0I1DECLO 7.0000 0.6300 0.1600 {i2,600.00} 3,200,400 {9,406.00}
23FEBIG CALL 1.90 QIDECLQ 6.3500 0.5900 0.2870 {5,900,00} 2,670.00 {3,230.00)
C2HARI G CALL 1.00 Q1DECLO 6.3000 0,5800 9.2793 15,800.00) 2,793.00 13,007,00)
ODMARYO CALL 1,00, Q1lDEC:O 5.,9500 0.5500 0.3640 (5,500.00} 3,640.99 {1,860.00)
IEMBRIO CALL 2.00 01DECIO 5.8000 9.5300 0.4086¢ {10, 500.00}) 8,160,400 12,440.00)
23AR10 CALL 1.00 01DECLO 5.8000 9.5300 9.4086 {5,300.00} 4,080.00 11,220.00)
I0HARLG CALL 1.00 QlDECLO © A.3500 0.3100 0.55870 {5,100.00} 5, 670,00 57¢,00
22,00 *Q1pECcio {135, 750.G00) 43,818.00 {91,832.00)
29DECO2 CAEL 1.00 QlJANLL §.1500 9.6950 0.0930 {8, 9350.00) 934,00 {5,360.00)
U5JARLO CRLE 1.00 J1URNLE 3.1000 0.5800 0.1030 {§,800.60) 1,030.00 {5,770.00)
£2JAH10 CALL 1.00 91JANLI 7,.8000 0.5790 4.1260 16,760,00) 1,230.00 {5,440.00)
19gAN10 CALL 1.00 OLJANI1 7.8004 0.4700 0.1280 {6,700.60) 1,260.00 15,440.04)
26JANLC CALL 1.00 G1JAMEl 7.5000 0. 4800 G.1562 {8, 909.00) 1,589.00 {5,23L.20
JZ2FEBLO CALL 1.09 213aN11 7.4500 0.6600 0.1610 {6,600.00}) 1,610.00 {4,3%90.00])
Q9FEBLD CALL 1.00 01JaN11 7.158a0 0.5600 0.2000 {6,600.00} 2,9000.00 t4,600.00)
1GFEBLO CRLL 1.00 01JAN11 7.2500 0,6600 0.1350 {6,600.00} 1,860.00 {4,740.00)
23FEBLO CALL 1.00 01JAM11 6.6500 G.6100 0.2860 {6,100.00) 2,860.00 (3,240.00)
Q2HMARLO CALT, 1,00 91JAN11 §.6500 G.5000 G.2660 {8,000.00) 2,860.00 (3,140.00)
QIHMARIO CAT.I. 1.00 901JAN11 6.2500 0.5760 0.3790 £5,700.00) 3,790.00 {1,910.00)
16#ARIO CALL 1.00 019AN11 6.0500 €.5550 0.435¢ (5,550.00) 4,350.00 {1,200.00} .
30MARLO CALL 1.08 D0DLIAN1L 5,7500 0.5300 10,5330 [5,30{.00) $,330.00 30.00
13,00 *Oraaxil {82,400.00) 30, 769.00 (5L, 631.00}-
02FEZB10 CALL 1.00 01FERIL 7.5000 0.630C 09,1710 {6,500.00} 1,710.00 {4,790,00)
CIFEBRLD CALL 1.00 01FEsll 2.3000 0.650C 3.2070 {6,500.00) 2,0170.00 (4,430.00)
16FEBIO CALL Z.00 O0lFEBI1 7.3000 0.6600 0.20790 {13,200.00} 4,146.00 (2, 060.00)
23FEBLD CALL 1.00 01Fzell 4.8500 0,5800 0.2780 15,80¢.00} 2,78¢.00 (3, 020,00}
02HARLO CALL 2.00 OlFEBIL &,1500 9.8000 0.2979 {12,000.90} 5,959.00 {6,0642.00)
Q9MAR1O CALL, 1.00 OLFER11 5.3500 0.5700 0.3840 (3,790,009} 3,840.00 {1,860.900]
1&HARLO CALL 1.00 0LlEEBLI1 §.1500 09,5500 0.4360 15,500,007 4,360.00 {1,140.00)
23HARLO CALL 2.00 oLEES1l £.1700 0.5500 0.437% {11,000.09} 8,758.00 12,242.00)
I0HARLD CALL, 1.00 OLFEBiIL 5.8500 4.5300 0.527¢ {5, 300,00) 5,270.00 {30.00]
12.00 *¢1rEB1l {71, 500.008) 38,985.00 {32,614.00}
QZMARIY CALL 1.00 O1MARII 6.7500 $¢.5800 4.3110 {5,809.00) 3,110.00 {2, 690.00)
05MRR10 CALL 1.00 JIMARLL 6.3500 9.5800 9.3920 {5,6400,00) 3,920.00 {1,680.00)
164ARLY) CALL 1.00 DIMARLY 6,1000 0,5559 0.4530 (5,550.00} 4,539.00 {1,020.00)
23MARLO CALL 1.00 OIMARLI 6.1800 Q. 5400 0.4285 (5-400.00}) 4,285,00 (1,115.00)
JGMARLO CALL 1,00 DIMRARII 5,8000 0.5240 Q.5380 (5,200.00) 5,380.00 180.00
5,00 *PIMARLL {27,550.00) 21,225.00 {8,325.00}
JMARIC CALL 1,00 01APR1L 3.4500 0.4800 .5030 (4,960,00) 5,030.00 139.00
1.00 *DIAPR11 {4,900.00} 5,030.00 136,00
241.40 f1,318,536.00} 231,764.90 {1,084,765,10)




